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SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year

ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

Description of Property

Code

Location

City

State

Date
Acquired

Date
of Last
Appraisal

Actual Cost

Amount of
Encumbrances

Book/Adjusted
Carrying Value
Less
Encumbrances

Fair Value
Less
Encumbrances

Increase
(Decrease) by
Adjustment

12

Increase
(Decrease) by
Foreign
Exchange
Adjustment

Amounts
Received
During Year

14
Expended for
Additions,
Permanent
Improvements
and Changes in
Encumbrances
During Year

15

Gross Income
Earned Less
Interest
Incurred on
Encumbrances

Taxes, Repairs
and Expenses
Incurred

NONE
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED During the Year

Description of Property

Location 4 5
2 3
Date
City State Acquired Name of Vendor

Actual Cost

Amount of
Encumbrances

Book/Adjusted
Carrying Value
Less
Encumbrances

Expended for
Additions and
Permanent
Improvements

NONE
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE A - PART 3

Showing all Real Estate SOLD during the Year, including Payments during the Final Year on "Sales under Contract"

Description of Property

Location

City

State

Disposal Date

Name
of
Purchaser

6 7 8
Increase
(Decrease)
Increase by Foreign
(Decrease) Exchange
Actual Cost by Adjustment Adjustment

9
Expended for
Additions,
Permanent
Improvements
and Changes in
Encumbrances

10

Book/Adjusted
Carrying Value
Less
Encumbrances

Amounts
Received

12

Foreign
Exchange
Profit
(Loss) on
Sale

Realized
Profit (Loss)
on Sale

Total Profit
(Loss)
on Sale

15

Gross Income
Earned Less
Interest Incurred
on Encumbrances

16

Taxes,
Repairs and
Expenses
Incurred

NONE
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

Loan Number

Code

Location

City

State

Loan Type

Date Acquired

Rate of
Interest

Book
Value/Recorded
Investment
Excluding
Accrued Interest

Increase
(Decrease)
by Adjustment

Increase
(Decrease) by
Foreign Exchange
Adjustment

Value of Land
and
Buildings

Date of Last
Appraisal
or Valuation

NONE

General Interrogatory:

1. Mortgages in good standing $
. Restructured mortgages $

............... 0 unpaid taxes
.......... 0 unpaidtaxes$.........
. Mortgages with overdue interest over 90 days not in process of foreclosure § ...............

taxes$............... 0 interest due and unpaid.

. Mortgages in process of foreclosure $

............... 0 unpaidtaxes$............... 0 interestdue and unpaid.

............... 0 interest due and unpaid.

0 interest due and unpaid.

0 unpaid
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE B - PART 2

Showing all Mortgage Loans SOLD, transferred or paid in full during the Year

Loan Number

Location

City

4 5 6 7 8 9
3
Book Value/Recorded Increase Book Value/Recorded
Investment Excluding Increase (Decrease) by Investment Excluding
Accrued Interest (Decrease) by Foreign Exchange Accrued Interest
State Loan Type Date Acquired Prior Year Adjustment Adjustment at Disposition

Consideration
Received

Foreign
Exchange Profit
(Loss) on Sale

Realized Profit
(Loss) on Sale

Total Profit
(Loss) on Sale

NONE
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

cusip
Identification

Name or Description

Code

6 7 8 9 10 11
Location Additional
Investment
4 5 Date Type During Year
NAIC | Originally | and Actual Actual
City State Name of Vendor or General Partner | Designation | Acquired | Strategy Cost Cost

Fair
Value

13

Amount
of
Encumbrances

14

Book/Adjusted
Carrying Value
Less
Encumbrances

15

Increase
(Decrease)
by
Adjustment

16
Increase
(Decrease)
By Foreign
Exchange
Adjustment

Investment
Income

18

Commitment
for
Additional
Investment

19

Percentage
of
Ownership

NONE




203

ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets SOLD, transferred or paid in full during the Year

cusip
|dentification

Name or Description

Location

City

5 6 7 8 9 10 11 12 13
4
Book/Adjusted Increase Book/Adjusted
Date Carrying Value Increase (Decrease) by Carrying Value Foreign Exchange Realized
Name of Purchaser or Originally | Less Encumbrances, | (Decrease) by | Foreign Exchange [Less Encumbrances| Consideration Gain (Loss) Gain (Loss)
State Nature of Disposal Acquired Prior Year Adjustment Adjustment on Disposal Received on Disposal on Disposal

Total
Gain (Loss)
on Disposal

Investment
Income

NONE
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year

ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

1 2 Codes 6 7 Fair Value 10 1" Change in Book Adjusted Carrying Value Interest Dates
4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
Current Year's
Book/ Unrealized Current Other Than Total Foreign Admitted | Gross Amount
Rate Used To Adjusted Valuation Year's Temporary Exchange Amount Received
CusIP Foreign| Bond NAIC Actual Obtain Fair Par Carrying Increase/ (Amortization) / Impairment Change in Effective Due and During
Identification Description CHAR | Designation Cost Value Fair Value Value Value (Decrease) Accretion Recognized B./A.C.V. Rate of Rate of How Paid Accrued Year Acquired | Maturity
Special Revenue and Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
3128X0-TV-1 ... FREDDIEMAC .. ... ..o e e 200,005 ....... 98.986 ........ 197,972 ... 200,000 ...... 197,972 ....... (1,887) ... T O 6.000 . 6.000 FA....... ........ 6,000 12,000 06/02/2004  01/03/2023
3133X0-AJ8. . . ... FEDERALHOMELOANBANK . ... ..o e e e 70,006 ....... a.186 L. 68,000 ......... Soo.... 68,000 ... (1,99) ............. O O 3.625 L3628 FA L. . % .0 09/29/2005  01/03/2023
12669G-TE-1 .. ... CWHLSERIES2005-06 .............. ... iiiin oo oo o 33 82.501 ... M. co TITIE L (1,367) ... T O 0.000 . 0.000 .0 .0 11/29/2005  04/25/2035
2599999 - Special Revenue and Special Assessment Obligations and all Non-Guaranteed
Obligations of Agencies and Authorities of Governments and Their Political Subdivisions -
Issuer OblIgations . . .. ... ... M3 B3 87,767 367,000 ...... ¥7,767 (4,920) | 6,951 2,00 ...
3199999 - Subtotal - Special Revenue and Special Assessment Obligations and all
Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political
SUBGIVISIONS . . . . . . e M3 B3 ¥7,767 367,000 ...... ¥7,767 (4,920) | 6,951 2,00 ...
Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
3T0442-AZ8. . . ... GENERALMOTORSCORP .. ...ttt e e e 78,255 ... 58.500 ......... 58,500 ........ 100,000 ....... 58,500 ....... (19,785) ............. T O 0.000 6.750 M-N 1,15 ... 3,375 03/24/2005  05/01/2028
3999999 - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ... ......... ... ... .. ... ... ... . ... .. 78,255 ... 58,500 ........ 100,000 ....... 58,500 ........ (19,785) ..o 0 0 0 s 1,125 335
4599999 - Subtotal - Industrial and Miscellaneous (Unaffiiated) . ............ ... ... .. .. 78,255 . 58,500 ........ 100,000 ....... 58,500 ........ (19,785) ..o 0 s 0 D 1,125 335
5499999 - Total Bonds - Subtotal - Issuer Obligations .. ... ... ... .. ... ... . .. 41408 ..o 39,257 ... 487,000 ...... 39,257 ... (24,675) | 8,076 15,315
8099999 - TOTALS ... 41408 ..o 39,257 ... 487,000 ...... 39,257 ... (24,675) | 8,076 15,315
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1" Dividends Changes in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19
Current Year's Total
Unrealized Other Than Total Foreign
Number Rate Per Share Nonadmitted | Valuation |Current Year's | Temporary Change in Exchange
CusIp Of Par Value Rate Per | Book/Adjusting | Used to Obtain Declared but | Amount Received | Declared But | Increase/ | (Amortization) | Impairment B./A.C.V. Change in NAIC Date

Identification Description Code |Foreign |  Shares Per Share Share Carrying Value |  Fair Value Fair Value | Actual Cost Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. |Designation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
370442-72-5 .. GENERALMOTORSCORP ............ .ooos oo 10,650.000 ......... 25.00 ... 14.300 ... 152,295 ... 14.300 ... 152,295 ... 209,149 ... 0 8,169 ... 0 ... (56,854) ............ 0 [ (56,854) ............. 0 P1A ... 09/09/2005
6399999 - Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) .................................... ... 152,205 . 152,205 ... 209,149 ... 0 ... 8,169 ... 0 ... (56,854) ............ 0 ... 0 ... (56,854) ............. 0
6599999 - TOTAL - Preferred StOCKS ...........ooii e 152,295 152,295 ... 209,149 ... 0 8,169 ... 0 ... (56,854) ............ 0 0 ... (56,854) ............. 0




ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

013

Showing all COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 9 Dividends Changes in Book/Adjusted Carrying Value 17 18
3 4 10 11 12 13 14 15 16
Current
Year's Other
Rate Per Unrealized Than Total Total Foreign NAIC
Number Share Used Nonadmitted Valuation Temporary Change in Exchange Market
CusIp of Book/Adjusted to Obtain Declared but | Amount Received Declared Increase/ Impairment B./A.C.V. Change in Indicator Date
Identification Description Code | Foreign Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year But Unpaid (Decrease) Recognized (13- 14) B./A.C.V. (a) Acquired
Common Stocks - Banks, Trust and Insurance Companies (Unaffliated)
939330-10-6 ... WASHINGTON MUTUAL INVESTORSINC. .. ....... ........ ... 13,869.986 ........ 471,750 ... 30.840 ... 47,750 ... 434,673 . 0 13,911 0 B 0 B 0L 08/05/2003......
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffliated) .............. ........ 21750 21,750 .. 434,673 . 0 ... 13,911 0 ... K 0 ... K 0
7299999 - TOTAL - COMMON StOCKS . ... ..o 1,750 47,750 ... 434,673 . 0 13,911 0 B 0 B 0
7399999 - TOTAL - Preferred and Common StockS ..o 580,045 ... 580,045 ........ 643,822 .............. 0 22,080 ... [ (56,470) .............. 0 ... (56,470) .............. 0

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
Paid for
Accrued
CUSIP Date Number of Shares Interest
Identification Description Foreign|  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions
12669G-TE-1 ... CEHLSER2004-06 ... ... ... oo 11706/2005. ... OPPENHEIMER &COINC. .. . o o L 87,000.00 ... 0
3133X0-AJ-8 . ... FEDERAL HOME LOAN BANK ... o o 09/29/2005. ... OPPENHEIMER & COINC. ... . e e 70,06 .. 70,000.00 ... 324
3199999 - Subtotal - Bonds - Special Revenue and Special Assessment and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions . ... ... 143,148 ... 157,000.00 ... 324
Bonds - Industrial and Miscellaneous (Unaffiliated)
370442-AZ-8 . ... GENERALMOTORS CORP ... .. o 03/2412005. ... OPPENHEIMER & COINC ... . . i e 78,25 ... 100,000.00 ...l 2,79
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffliated) ... ... ... o 78,25 ... 100,000.00 ...l 2,7%
B099997 - SUBOtAl - BONAS - Part 3. . . 21,403 ... 257,000.00 ...l 3,118
6099999 - SUBLOAl - BONAS . . ... . 21,403 ... 257,000.00 ...l 3,118
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
370442-72-5 ... GENERALMOTORS CORP ... .. oo 09/09/2005. ... OPPENHEIMER & COINC. ... ... ..o 9,850.000 ................ 194,149 246,250.00 ... 0
370442-72-5 ... GENERALMOTORS CORP ...\ it 09/19/2005. ... OPPENHEIMER & COINC. ... ... oo 550.000 ...l 10,740 . 13,750.00 ... 0
370442-72-5 ... GENERALMOTORS CORP ... ..ot 11718/2005. ... OPPENHEIMER &COINC. ... 250000 ... 4,283 6,250.00 ... 0
6399999 - Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffliated) ... ... . .o 209,142 0
68599997 - SUBOtal - Prefermed SI0CKS - Part 3. . 200,142 o 0
6599999 - SUBOLAl - Prefermed STOCKS .. .. ... . e 209,142 o 0

Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)

939330-10-6 ... WASHINGTON MUTUAL INVESTORS INC. ... OPPENHEIMER&COINC. ... ... ... . 3,212,308 ... 99,200 .o 0
939330-10-6 ... WASHINGTON MUTUAL INVESTORS INC. . OPPENHEIMER& COINC. .. 229323 1007 . 0
939330-10-6 ... WASHINGTON MUTUAL INVESTORS INC. ... OPPENHEIMER&COINC. ... ... 64.925 ... 2,082 . 0
939330-10-6 .... WASHINGTON MUTUAL INVESTORS INC. . OPPENHEIMER&COINC. ... ... . 257336 ... 8,031 . 0
6799999 - Subtotal - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated) ... ... .. o 16,360 o 0
7299997 - Subtotal - ComMON SHtOCKS - Part 3 . . 16,360 ... 0
7299999 - SUDtOtal - COMMON SH0CKS . . ... 16,360 ... 0
7399999 - Subtotal - Preferred and ComMmMON St0CKS ... .. . 325,502 . 0

TA90900 - TOT AL S . 546,905 .. 3,118
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
F
0 10 11 12 13 14 15 Bond
r Prior Current | Current Year's Interest/
e Year Book/ | Unrealized Year Other Than Total Total Foreign |Book/Adjusted|  Foreign Stock
CUSIP i Number of Adjusted Valuation (Amorti- Temporary Change in Exchange Carrying | Exchange Gain | Realized Gain | Total Gain Dividends
|dentifi- g| Disposal Shares of Carrying Increase/ zation)/ Impairment | B./A.C.V. | Changein Value at (Loss) on (Loss) on (Loss) on Received Maturity
cation Description n| Date Name of Purchaser Stock Consideration | Par Value | Actual Cost Value (Decrease) | Accretion Recognized | (11+12-13) | B./A.C.V. |Disposal Date | Disposal Disposal Disposal During Year Date
Bonds - Industrial and Miscellaneous (Unaffiliated)
35370-BX-7  FORDMOTORCOINC. ................. 03/30/2005  OPPENHEIMER&COINC. .............oooiiiis o e 85,505 ... 100,000.00 ....... 91880 ....... 9,994 ... (B14) 0 0 (8,114) ... 0 ... 91880 S0 (6,85) ..... L (6,825) ....... 3,250 08/01/2018
4599999 - Subtotal - Bonds - Industrial and Miscellaneous (Unaffiated) . ... ... ... ... .o 85,505 ... 100,000.00 ....... 91880 ....... 9,994 ... (B14) 0 0 (8,114) ... 0 ... 91880 S0 (6,85) ..... C(B825) o 380
6099997 - SUBHOtAI - BONS - PAIt 4 . . ..o 85,505 ... 100,000.00 ....... 91880 ....... 9,994 ... (B14) 0 0 (8,114) ... 0 ... 91880 S0 (6,85) ... .. C(6,825) ..., 3,250
6099999 - SUDHOtAI - BONGS . ... . oo 85,505 ... 100,000.00 ....... 91880 ....... 9,994 ... (B14) 0 0 (8,114) ... 0 ... 91880 S0 (6,85) ... .. C(6,825) ..., 3,250
TA99999-TOTALS ..ottt 85,505 . 91,880 .. 9,994 ... (B14) 0 0 (8,114) ... 0 ... 91880 S0 (6,85) ..... C(6,825) ..., 3,250




ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 17 18 19 20 21

F 12 13 14 15 16

0

r Par Value Current Year's

e (Bonds) Book/Adjusted | Unrealized Other Than Total Total Foreign Foreign Interest and Paid for
CUsIP i or Number Carrying Value |  Valuation | Current Year's | Temporary | Changein Exchange Exchange Realized Total Dividends Accrued
|dentifi- g| Date Name of Disposal of Shares at Disposal Increase/ | (Amortization)/ | Impairment | B./A.C.V. Changein | Gain (Loss) | Gain (Loss) | Gain (Loss) Received Interest
cation Description n| Acquired Vendor Date Name of Purchaser (Stocks) Actual Cost | Consideration Date (Decrease) Accretion Recognized | (12+13-14) | B./A.C.V. | onDisposal | onDisposal | onDisposal | During Year |and Dividends

€3

NONE




ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such Company Owned
NAIC NAIC by Insurer on Statement Date
Company Valuation Do Insurer's
Code or Method Assets Include Total 9 10
Alien (See SVO Intangible Amount of
Description Insurer Purposesand |  Assets Connected Such
CusIP Name of Subsidiary, Controlled or dentification Procedures | with Holding of Such Intangible Book/Adjusted Number % of
Identification Affiliated Company Foreign Number manual) Company's Stock? Assets Carrying Value of Shares Outstanding

NONE

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $ 0

2. Total amount of intangible assets nonadmitted $ 0

SCHEDULE D - PART 6 - SECTION 2

1 2 3 4 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer
Intangible Assets on Statement Date
Included in
Amount Shown in 5 6
CusIP Name of Company Listed in Section 1 Column 7, Number % of
Identification Name of Lower-tier Company Which Controls Lower-tier Company Section 1 of Shares Outstanding

NONE

E14
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 Codes 4 5 6 7 Change In Book/Adjusted Carrying Value 12 13 Interest 20
2|3 8 9 10 11 14 15 16 17 18 19
Current Year's Amount Due and
Unrealized Other Than | Total Foreign Accrued Dec. 31
Valuation | Current Year's | Temporary Exchange of Current Year | Non-Admitted Gross Paid for
Date Maturity Book/Adjusted | Increase/ | (Amortization)/ | Impairment Change in Actual on Bond Not Due and Rate Effective How Amount Accrued
Description Code [Foreign | Acquired Name of Vendor Date Carrying Value | (Decrease) Accretion Recognized | B./A.C.V. Par Value Cost in Default Accrued of Rate of Paid Received Interest

U.S. Governments - Issuer Obligations

USTREASURYBILL ... o o 07/15/2005 OPPENHEIMER&COINC. ............. 01/12/2006..... ........ 5,994 ... 66 ... 0 0 0 . 6,000 ........ 598 ... 0 0 ... 0.000 ....0.000 ... 0
USTREASURYSTRIPS .........oooooes o o 02/17/2005 OPPENHEIMER&COINC. ............. 02/15/2006..... ...... 530,59 ....... 11,002 .. 0 o 0 0 ... 533,000 ...... 519,504 ... 0 0 ... 0.000 ....0.000 ... 0
0199999 - U.S. Governments - Issuer Obligations .............. ... 536,590 ....... 11,068 ............ 0 0 . 0 ... 539,000 ...... 525,522 ... 0 .. 0 0
0399999 - Subtotal - U.S. Government BONAS . ..........oovumii i 536,500 ....... 11,068 ... 0 0 0 ... 539,000 ...... 525,502 ... 0 0 0
5499999 - Total Bonds - Subtotal - Issuer Obligations...................oooiiii i 536,500 ....... 11,068 ... 0 0 0 ... 539,000 ...... 525,502 ... 0 0 0
6099999 - TOTAL = BONGS .. ... ...t 536,590 ....... 11,068 ... 0 0 0 ... 539,000 ...... 525,502 ... 0 0 0
8299999 - TOTALS . e 536,590 ....... 11,068 ... 0 0 0 525,502 ... 0 0 0



ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors and Insurance Futures Options Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14
Date of Other
Number of Maturity, Used to Adjust Investment/
Contracts or Expiry, or Strike Price, Date of Exchange or Cost/Option Book Statement Fair Increase/ (Decrease) | Basis of Hedged | Miscellaneous
Description Notional Amount |  Settlement Rate or Index | Acquisition Counterparty Premium Value * Value Value by Adjustment ltem Income

NONE

913

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors and Insurance Futures Options Acquired During Current Year

1 2 3 4 5 6 7
Date of
Number of Maturity,
Contracts or Expiry, or Date of Cost/Option
Description Notional Amount Settlement Strike Price, Rate or Index Acquisition Exchange or Counterparty Premium

NONE




ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 3

Showing all Owned Options, Caps, Floors and Insurance Futures Options Terminated During Current Year

13

1 2 3 4 5 6 7 8 9 10 1" 12 13 Gain/ (Loss) on Termination 17
Indicate
Date of Exercise, 14 15 16 Other
Number of Maturity, Strike Price, Expiration, Consideration Increase/ Used to Investment/
Contracts or Expiry, or Rate or Date of Exchange or Cost/Option Maturity Termination Received on (Decrease) by Adjust Basis Miscellaneous
Description Notional Amount | Settlement Index Acquisition Counterparty Premium or Sale Date Book Value * Terminations Adjustment Recognized of Hedged Item Deferred Income
SCHEDULE DB - PART B - SECTION 1
Showing all Options, Caps, Floors and Insurance Futures Options Written and In-Force December 31 of Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14
Date of Other
Number of Maturity, Date of Increase/ Investment/
Contracts or Expiry, or Issuance/ Consideration Book Statement Fair (Decrease) by Used to Adjust Miscellaneous
Description Notional Amount |  Settlement Strike Price, Rate or Index Purchase Exchange or Counterparty Received Value * Value Value Adjustment Basis Income

NONE
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 2

Showing all Options, Caps, Floors and Insurance Futures Options Written During Current Year

1 2 3 4 5 6 7
Date of
Number of Maturity, Date of
Contracts or Expiry, or Issuance/ Consideration
Description Notional Amount Settlement Strike Price, Rate or Index Purchase Exchange or Counterparty Received
SCHEDULE DB - PART B - SECTION 3
Showing all Written Options, Caps, Floors and Insurance Futures Options Terminated During Current Year
1 3 4 5 6 7 8 9 10 1" 12 13 Gain/ (Loss) on Termination 17
Indicate
Exercise,
Date of Expiration, 14 15 16 Other
Number of Maturity, Strike Price, Date of Maturity or Consideration Increase/ Investment/
Contracts or Expiry, or Rate or Issuance/ Exchange or Consideration | Closing Purchase | Termination Paid on (Decrease) by Used to Miscellaneous
Description Notional Amount | Settlement Index Purchase Counterparty Received Transaction Date Book Value * Terminations Adjustment Recognized Adjust Basis Deferred Income

NONE
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

Showing all Collar, Swap and Forwards Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Date of Date of Other
Maturity, Strike Price, Opening Cost or Increase/ Used to Adjust Investment/
Expiry, or Rate or Index Position or (Consideration Book Statement Fair (Decrease) Basis of Hedged | Miscellaneous Potential
Description Notional Amount |  Settlement Rec (Pay) Agreement Exchange or Counterparty Received) Value * Value Value by Adjustment ltem Income Exposure
SCHEDULE DB - PART C - SECTION 2
Showing all Collar, Swap and Forwards Opened During Current Year
1 2 3 4 5 6 7
Date of Date of
Maturity, Opening Cost or
Expiry, or Position or (Consideration
Description Notional Amount Settlement Strike Price, Rate or Index Rec (Pay) Agreement Exchange or Counterparty Received)

NONE




0c3

ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 3

Showing all Collar, Swap and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1" 12 13 Gain/ (Loss) on Termination 17
Indicate
Date of Date of Exercise, Consideration 14 15 16 Other
Maturity, Strike Price, Opening Cost or Expiration, Received or Increase/ Used to Investment/
Expiry, or Rate or Index Position or Exchange or (Consideration Maturity Termination (Paid) on (Decrease) Adjust Basis of Miscellaneous
Description Notional Amount Settlement Rec (Pay) Agreement Counterparty Received) or Sale Date Book Value * Terminations by Adjustment Recognized Hedged ltem Deferred Income
Showing all Futures Contracts and Insurance Futures Contracts Open December 31 of Current Year
1 2 3 4 5 6 7 8 9 Variation Margin Information 13
10 11 12
Date of Used to
Number of Maturity Opening Adjust Basis of
Description Contracts Date Original Value Current Value Variation Margin Position Exchange or Counterparty Cash Deposit Recognized Hedged ltem Deferred Potential Exposure

NONE




ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Showing all Futures Contracts and Insurance Futures Contracts Opened During Current Year

lc3

1 2 3 4 5 6 7
Date of
Number of Maturity Opening Net Additions to
Description Contracts Date Original Value Position Exchange or Counterparty Cash Deposits
Showing all Futures Contracts and Insurance Futures Contracts Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 Variation Margin Information
11 12 13

Gain / (Loss)

Date of Used to Adjust
Number of Maturity Termination Opening Net Reductionto | Termination Gain / (Loss) Basis of Hedged Gain / (Loss)

Description Contracts Date Original Value Value Variation Margin Position Exchange or Counterparty Cash Deposits Date Recognized ltem Deferred

NONE
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SCHEDULE DB - PART E - SECTION 1

Showing Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

Description
Counterparty or Exchange
Traded

2

Master Agreement
(YorN)

3

Fair Value
of Acceptable
Collateral

Statement Value Fair Value
4 5 6 7 8 9
Contracts Statement | Contracts Statement Exposure Net Contracts Fair Contracts Fair Exposure Net
Value >0 Value <0 of Collateral Value >0 Value <0 of Collateral

Potential
Exposure

Off-Balance
Sheet Exposure

NONE




ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6 7
Amount
Amount of Interest
Depository of Interest Accrued
Rate Received During | December 31
Name Location and Supplemental Information Code | of Interest Year of Current Year Balance *
Open Depositories
0199998 - Depositsin ............ 2 depositories that do not exceed the allowable limit in any one depository (See Instructions) - Open
DBPOSIHOMIES ... ..M 0 ... 20,710 ...
0199999 - TOTAL - Open DEPOSIONES .. ... o.M 0 ... 20,710 ...
0399999 - TOTAL Cash 0N DBPOSIE ... ... .o U5 0 ... 20,710 ...
0599999 - TOTAL CaSN ... ..o e U5 0 ... 20,7110 ...
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
fodanary o 539,533 [ 4. April ... 28,156 | T.duly Lo 24,460 [10. October ..........| ...oooooiiiiiiin, 19,745
2. February ...........| 539,872 | 5. May ..............| .. 26,458 | 8. August ............| ... 229,501 [11. November ........| ................. 19,726
3.March ... 28,154 | 6. June ... 24,395 | 9. September ..........| ... 25,240 |12. December ........| ... 20,710

E23
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ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1
cusip
Identification

2 3 4 5 6 7
Book/Adjusted
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value

8
Amount of Interest
Due and Accrued

Gross Investment
Income

NONE




ANNUAL STATEMENT FOR THE YEAR 2005 OF THE COVENTRY INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 2 Deposits with the State of All Other Special Deposits
Domicile For the Benefit of
All Policyholders

3 4 5 6

Type of Book/Adjusted Fair Book/Adjusted Fair

States, Etc. Deposit Purpose of Deposit Carrying Value Value Carrying Value Value
10 Alabama ... AL 0 .o 0. (U 0
2. AESKA ... AK 0 0] 0 0
30 AMZONA . AZV 0 .o 0. (U 0
4. AKANSAS. . ... AR 0 .o 0. (U 0
5. California......... ... CA o 0 .o 0. (U 0
6. Colorado......... ... COJo e 0 .o 0. (U 0
7. Connecticut. .. ... CT 0 .o 0. (U 0
8. Delaware.. ... ... ... DE[. ..o 0 .o 0. (U 0
9. District of Columbia . ... DC|. oo 0 .o 0. (U 0
10, Florida. ..o FL 0 0] 0 0
1 GROMGIA. ... GA|. oo 0 .o 0. (U 0
120 Hawall ..o HE Lo 0, 0. 0o 0
13, 0daho ..o D 0 0] 0 0
W MINOIS ... L 0 0] 0 0
15, Indiana. ... INCf 0 .o 0. (U 0
6. WAL .o A 0 0] 0 0
17, Kansas. ... ... KS . o 0 .o 0. (U 0
18, Kentucky. ... KY | 0 0] 0 0
19, Louisiana. ....... ... LA 0 .o 0. (U 0
20, Maine. ... ME|. ..o 0 0] 0 0
200 Maryland. ... MD|. o 0 0] 0 0
22. Massachusetts.................... MA 0 .o 0. (U 0
23, Michigan ... M 0 0] 0 0
24, Minnesota. ... ... MNL 0 .o 0. (U 0
25, MISSISSIDPI ... MS|. . 0 .o 0. (U 0
26, MISSOUMT. . ... MO o] 0, 0. 0o 0
210 Montana ... MT | 0 .o 0. (U 0
28. Nebraska..................... NF L 0] 0 0
290 Nevada ... ... 0. (U 0
30. NewHampshire ... 0 (U 0
N Newlersey...................................... ' B g R W8 = 0. (U 0
2. NewMexico ................................... . B Q& B #F O BSR% B B ... 0. (U 0
B NewYork...............cooccccciicccccecec.. R Q9 B E B EN B R 0] 0 0
M. NorthCarolina....................................... B QO B B B B RSN E B ™ .. 0. (U 0
% NorthDakota ..............................o.ocoo... B QR @ 2 B T\Np B 0. (U 0
% Ohio..............ocociiiiiiiiiiiiiiiiccccccecec B G BV B 0] 0 0
37. OKlahoma ... T TR T T TR 0. (U 0
38 OreQON...... oo 0. (U 0
39. Pennsylvania ....... ... PA oo e Ui 0. (U 0
40. Rhodelsland ................. R 0 0. 0o 0
41, South Carolina. ... SCl. 0 .o 0. (U 0
42, SouthDakota ... S| 0 0] 0 0
43, TeNNESSEE .. ... .. TN 0 .o 0. (U 0
QA TOXES. ... TX 0 0] 0 0
45, Utah... ... UT o 0 0] 0 0
46, Vermont ... VI 0 .o 0. (U 0
47, Virginia. ... VAL o 0 0] 0 0
48. Washington. . ... WAL 0 .o 0. (U 0
49, West Virginia ... WY 0 .o 0. (U 0
50, WISCONSIN ... ... W 0 .o 0. (U 0
51 Wyoming. ... o WY o 0 .o 0. (U 0
52. AmericanSamoa.......... ... AS| 0 .o 0. (U 0
53, GUAM. ... GUI o 0 0] 0 0
54. PuertoRico.. ... ... PRI 0 .o 0. (| 0
55. U.S.Virginlslands ... VI 0 .o 0. (U 0
56. Canada.................. CN| . 0 .o 0. (U 0
57. Aggregate Alienand Other........................................ OT| XXX XXX | 0 .o 0. (U 0
58, Total...... XXX XXX 0] 0. 0o 0

DETAILS OF WRITE-INS

BT0T. 0 0] 0 0
5700, 0 0] 0 0
5703, 0 0] 0 0
5798.  Summary of remaining write-ins for Line 57 from overflow page................. XXX XXX | 0 .o 0. (U 0
5799. Total (Line 5701 through Line 5703 plus Line 5798) (Line 57 above) ............. XXX XXX | 0 .o 0.t 0 ..o 0
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